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PAGE: 87
AS—OF DATE: 30SEPO2

UsD POSI
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE. MKT PRICE
: UNITS  LOCAL - UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE  BASE  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL GN/LS
722005840 PINCO FDS PAC INVI WEMT SER  ENERGING MKTS PORTFOLIO
6773 1,311,584.7 10.591162 13,891,205.97 10.090000 13.233.890.09 070 -657.315.88
722005857 PINCO FDS PAC INVY MGHT SER INTL PORTFOLIO INSTL CL
6173 3.464.,832.960 6.740834 23,355,863.65 €.780000 23.491.567.47  1.24 135.703.82
722005865  PIMCO FDS PAC INVT MEMT SER  MIEN YIELD PORTFOLIO INSTL CL
6173 219,314,818 9.864479 1.944,111.55 5.890000 1511.079.10  0.08 -433,032.45
723484101 PINMACLE WEST CAP CORP COM
6T10 4.800.000 43.175948 207.244.55 27.760000 133.248.00  0.01 -73.996.55
724479100 PITNEY BOMES INC coM
6710 13.427.000 2.388925 434,886.10 30.490000 409.389.23 0.2 ~25,496.87
8171 75,000,000 42.993976 3,224,548.20 30.490000 2.286.750.00 012 -937.798.20
88, 427000 34.30 3769613623 0.4
729251108 PLUM CREEK TIMBER CO INC COoM . : .
6T10 10, 400,006 30.169957 313.767.66 22.610000 235.144.00  0.01 ~78.623.66
730448107 POGO PRODUCING, CO oM
6176 52.300.000 3.711206 1.240.096.07 34.060000 1.761.338.00  0.09 541,241.93
731572103 POLO RALPH LAUREN CORP CL A
6176 35.300.000 27.961174 987,029.44 20.780000 733.534.00  0.04 ~253,495 .44
739308104 POWER ONE INC CoM
6710 a.400.000 62.971000 277.072.40 2.980000 13.112.00 0.0 -263.960.40
87IC DC RETIREWENT BOARD —COMPOSTTE PAGE: 88
) AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
‘ UNITS  LOCAL  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL EN/LS
ORIGINAL FACE - BASE  UNET COST TOTAL COST UNIT PRICE MARKET VALUE = X FUND UNREAL GN/LS
74005P104  PRAXAIR INC COM
6710 9.100.000 48.490753 441,265.85 51.110000 465.100.00  0.07 23,835.15
741447108 PRICE T ROWE GROUP INC COM
6710 §.900.000 37.071107 255,790.64 24.960000 172.224.00  0.01 -83,566.64
8771 44,000.000 33.780111 1,486.324.89 24.960000 1.098.240.00  0.06 -388,084.89
50.900 000 11742.115053 173707464700  0.07 17651083
741530102 PRIDE INTERNATIONAL INC coM
6176 58.200.000 18.668995 1,087,699.48 13.000000 756.600.00  0.04 -331,099.48
74251¥102  PRINCIPAL FINANCIAL GROUP coM
&T10 19,500.000 27.809215 542,279.70 26.180000 510.510.00  0.03 -31.769.70
742718109 PROCTER + GAMBLE CO CoM
6T10 73.197.000 59.258712 4.337.559.97 89.380000 6.542.347.85  0.34 2.204.787.89
743263105 PROGRESS ENERGY INC COM
6710 12,436.000 6.231874 450,579.59 40.870000 508.259.32  0.03 57.679.73
743315103 PROGRESSIVE CORP OHIO COM
6710 12.300.000 31.186365 383,502.29 50.630000 622.749.00  0.03 239,156.71
74406A102  PROVIDIAN FINL CORP com
6T10 16.200.000 4.082127 66.130. 45 4.900000 79.380.00 0.0 13.249.55
744320102 PRUDENTIAL FINL INC coM
6T10 32.600.00 2.092713 1,046,222 .44 28.560000 931.056. 0.05 ~115.166.44
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ASSET ID

ASSET DESCRIPTION . RATE
Y UNITS  LOCA UNIT. COST .. TOTAL €COSY MARKET VALUE: - X CURR: uN
", ORIGINAL FACE . ; BAS UNIT COST TOTAL COST MARKET VALUE.. X FUND: --uuggﬁt 255{3
744573106 PUBLIC SVC ENTERPRISE sxoup coM . RS TR BT
6T10 11.597.000 . 31.545460 365,832.70 30.500000 353,708.50 "8.3§u =12,124.20
745785998 INROADS CAPITAL PARTNERS LpP REAL ESTATE -
6724 ©3,874,600.000 3.874,600.00 © 0.241482 935,646.16 8‘83 -2.938,953.84
745867101 °  PULTE HOMES INC CoM
8T10 3,500.000 38.905394 136,168.88 42.630000 149,205.00 g.g} 13,036.12
747277101 QLOGIC CORP CoM
6T10 5.200.000 98.861496 514.079.78 '26.040000 135, 408,00 g.g{ ~378.671.78
747525103 QUALCOMM INC COM
8710 43.670.000 46.650653 2.037.234.00 27.620000 .~ 1,206,165.40 g.gg ~831.068.60
743341103 QUEST SOFTHMARE INC COM
8776 4,900.000 1z 437907 434,082.95 9.400000 328.060.00 g,gg -106,022.95
748767100 QUINTILES TRANSNATIONAL CORP  COM
8710 6.600.000 16.919955 111.671.70 . 9.510000 . 62,766.00 0'83 ~48.905.70
749121109 nussr COMHUHICAT!ONS luTL INC  COM
6T10 94,30 7 9,097 . 2,744,091.45 2.280000 215,019.96 g.g% -2,529,071.49
749996997 RSTM PARTNERS 3 LP LIMITED PARTNERSHIP
6724 22,118.310.930 000000 22,118.311.69 0.818113 18.095.277.71. g.gg ~4,023,033.98
750438103 RADIOSHACK CORP cOM ..
8T10 9,582.000 20.862743 199.906.80 20.060000 192.214.92 8'8} -7.691.88
STATE STREET.
8T1C - 3 nsrzuznznr BOARD POSITE PAGE: 00
usD OM| : AS-OF DATE: 30SEP0O2
ACCOUNT. POSITIO
ASSET 1P ASSET DESCRIPTION RATE . MATURITY DATE MKT PRICE TR
. UNITS  LOCAL UNIT €OST _TOTAL COST - - UMIT PRICE. = .  MARKET VALUE X CURR - UNREAL 6N/LS
'_ OlIGINAl FACE  BASE UNIT COST TOTAL COST- ::: WUNIT PRICE - - “MARKET VALUE . X FUND:. UNREAL 6N/LS
75409?202 RAT!ONAL SOFTWARE CORP COM NEW .
6710 10,800.000 21.421981 '231.357.39 4.320000 46,656.00 g;gg ~184,701.39
755111507 RAYTHEON €O COM NEW : . o - -
8710 .673.000 - 40.947299 928,398.10 - 29.300000 ° -664,318.90 8'33 ~264.079.20
&6T49 8.800.000 24.969859 219.734.76 29.300000 257.840.00 gig% 38.105.24}
3147 1:148.132 86 005 13981973506
755267101 READERS DIGEST Assn INC COM CL A NON VTG .
6776 38.600. 23.451540 905,229, 43 15.650000 604.090.00 8'83 ~301.139.43
758110100 stnox INTL LTD COM
6T10 .300.0 27.085697 89,382.80 25.050000 82,665.00 g.gg -6.717.80
6776 29,600.000 24.317938 719,810.96 25.050000 741.480.00 gigg 21.669.04
32.900.000 809.193.76 824.145.00  0.04 14.951.24
758940100 REGIONS FINL CORP COM
6T10 12,444.000 31.076229 386.712.59 32.670000 406.545.48 g.gg 19,832.89
76182K105 REYNOLDS R J TOB HLDES INC cOM
6710 5.000.000 57.263376 286,316.88 40. 320000 201.600.00 g.g{ -84.716.88
762819993 = RICE MEZZANINE LENDERS LP
6724 1.000 0.000000 0.00 197.289.000000 197.289.00 g.g} 197,289.00
770323103 ROBERT HALF INTL INC COM
6T10 9.800.000 052818 294.517.62 15.870000 155.526. 01 ~138,991.62

STATE STREET.
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.— COMPOSITE —
ACCOUNT POSITION APPRAISAL

PAGE: 91
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ASSET 1D ASSET DESCRIPTION RATE MATﬁRlTY DATE MXT PRICE
i UNITS LOCAL UNIT COST TJOTAL COST UNIT PRICE MARKET YALUE % CURR
“ “ORIGINAL FACE BASE ° UNIT COST TOTAL COST UNIT PRICE MARKET VALVE X FUND gngéﬁt g:;tg
773903109 ROCKWELL AUTOMATION INC cOoM
6T10: 10,416,000 14.338334 149,348.09 16.270000 169, 468,32 g g{ 20,120.23
6T49 80,900.000 18.048161 1.460,096.26 16.270000 1.316,243.00 g:gé ~143,853.26
91,316 600 1.609.444.35 174857711732 608 11237733063
774341101 ROCKWELL COLLINS INC coM
6710 10.216.000 20.626472 210,720.04 21.940000 224,139.04 8.8% 13,419.00
775371107 ROHM + HAAS €O COM
6T10 12,458,000 29.624946 369.067.58 31.000000 386,198.00 g.g% 17.130.42
779273101 ROUSE CO COoM
8771 116,400,000 22.113086 2,573,963.25 31.950000 3,718,980.00 8.%9 1.145.016.75
7?9382100 ROWAN COS INC coM
6710 5.200.000 16.436823 85,471.48 18.640000 96,928.00 8.8% 11.456.52
780257804 ROYAL DUTCH PETE CO NY REGISTRY SH PAR N GLDR 1.25
6774 . .000 46.748380 93.496.76 40.170000 80,340.00 8.83 -13,156.76
783549108 RYDER SYS INC COM
6710 3,.500.000 24.583700 86,042.95 24.930000 87.255.00 g.gg 1.212.05
783876103 SBC COMMUNICATIONS INC CoM
6T10 187,069.000 28.499056 5.331,289.91 20.100000 3.760,086. g ~1,571,203.01
6749 68,800.000 43.042566 2.961,328.53 20.100000 1,382,880. §~ -1.578,448.53
255. 869000 8.202.618.44 5.142.966 27 237140 651 54
STATE STREET.
GTIC' pC RETIREHE*T BOARD. —COMPOSITE PAGE: 92
usp — ), AS-OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MXT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL G6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL 6N/LS
78442P106 SLM CORP coM
8710 8,724.000 50.088620 436,973.12 93.140000 812,.553.36 g.g: 375.580.24
785905100 SABRE HLDGS CORP CL A
6T10 8.164.000 36.319650 296,513.62 19.350000 157.973.40 g.g} -138,540.22
786429100 SAFECO CORP (o], }
6T10 7.200.000 33.826236 243,548.90 31.780000 228,816.00 g.gi -14,732.90
786514208 SAFEWAY INC COM NEW
6T10 26,188.000 50.383958 1.319,455.08 22.300000 583,992.40 g.gg -735,462.68
6T71 55,400.000 39.563806 2.191,834.84 22.300000 1,.235,420.00 g:g% —056,414.84
81.588.000 - 31511.289.92 1.819,412.20  0.10 “1.691.877.52
790849103 ST JUDE MED INC COM
6710 10.000.000 35.303744 353.037.44 35.700000 357,000.00 g.g% 3,962.56
792860108 ST PAUL COS INC COM
6T10 12,752.000 28.671984 365.625.14 28.720000 366,237.44 8.8% 612.30
796050888 SAMSUNG ELECTRS LTD 6DR 1995 RPSTS& COM 144A+RE6 S
6T44 20.870.000 140.277000 2,927.580.99 118.500000 2.473,095.00 g.%i -454,485 .99
800907107 SANMINA SC1 CORP COM
6T10 29.500.000 27.594224 814,029.60 2.770000 81.715.00 8.88 -732,314.60
803111103 SARA LEE CORP COM
6T10 44,054.000 18.594250 819.151.08 18.290000 805.747.66 0.04 ~13,403.42
6T49 12,800.000 24.343434 311.595.96 18.290000 - ~77.483.96
567544660 RORIRT STATE STRYET
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usp 05
ACCOURT. POSITION APPRA!SAL
ASSET 1D ASSET DESCRIPTION " RATE: nATbR!TY DATE * MKT PRICE ”
NITS . LOCAL UNIT. COST .. TOTAL €OSY ' UNIT PRICE . .MARKEY VALUE X CURR - UNREAL &N/LS
ORIBINAL FACE. . BASE_. UN!Y COST 7 TOTAL COST - - UNIT PRICE T ¢MARKET VALUE - X FUND " UNREAL GN/LS
806605101 SCHERIHE PLOUGH CORP ... COM f Co )
6710 82, szﬂpoo . 23.628745 £ 1.948.946.12 21.320000 ©1,758.516.24 g.gg- ~190,429.88
806857108 . SCHLUMBERGER LTD CON S .
6710 32,454.000 42.114244 1.366,775.69 ;. 38.460000 7 3.248.180.84 g.gz © -118.594.85
807066105 .  SCHOLASTIC CORP R
6776 19,600.000 45.181779 885,562,896 44.680000 - 875.728.00 8.83 -9,834.86
808513105 SCHWAB CHARLES CORP NENW COM STK - e
6710 76.775.000 15.400938 1,182,407.03 8.700000 667.942.50 3'8; -514,464.53
808655104 .  SCIENTIFIC ATLANTA INC COoM . .
6T10 : .000 24.455521 213.741.25 12.510000 109,337.40 g.g§ ~104.403.85
808905103 SC10S INC COM . :
6776 34,600.000 27.536235 952,753.74 25.450000 - 880,570.00 g.gg ~72.183.74
81211100 SEALED AIR CORP NEW CON . S ‘
6710 4,660.000 54.563195 254,264.49 16.890000 ©* 78,707.40 g.gg -175.557.09
812387108 SEARS ROEBUCK + CO (<] ) .
8710 17,821,000 37.159833 662,225.38 39.000000 695,019, 00 g.gg 32,793.62
6T49 9.600.000 34.365518 329,908.97 39.000000 374.400.00 gigg 44,491.03
37.431.000 992.134.35 1.069.415200 006 77.264.65
. . 816851109 SEMPRA ENERGY cON - :
6T10 .500.000 26.511687 - 304.884.40 19.650000 225,975.00 o.g{ -78,909.40
0,
STATE STREET.
6T1C - [3 nz1xn:nsur BOARD" —conposxvz j PAGE: 94
UsSD COMPOSITE. — AS-OF DATE: 30SEPO2
ACCOUNT POSITION' APPRATSAL
ASSET 1D ASSET DESCRIPTION RATE: "HATuuxtv DATE - MKT PRICE
UNITS  LOCAL . . UNIT COST TOTAL COST - UNIT PRICE © : MARKET VALUE . X CURR UNREAL 6N/LS
. ORIGINAL FACE  BASE. . - UNIT-'COST . TOTAL COST UNIT PRICE “'MARKET YALUE - % FUND - UNREAL 6N/LS
817315104 SEPRACOR INC COM . ST :
6176 63.900.000 - 29.281132 - 1,87%,064.32 5.240000 '334,836.00 8'8§ . -1,536,228.32
81760N109 SERVICE MASTER COMPANY . COM ) L e .
&T7 185,200.000 . -~ - - . 10.283363 1,904,478.81 10.850000 -.2,009,420.00 8'%} 104,941.19
. .
824348106 SHERWIN NILLIAMS CO con - N
6T10 - 8.429.000 22.357602 188,452.23 23.680000 199,598.72 g.g§ . 11,146.49
: 825846108 SICOR INC con !
6776 .. 58,300.000 17.323020 1.009,932.08 15.210000 : 886,743.00 g.gg -123,189.08
826170102 SIEBEL SYS INC COM
6T10 26,800.000 T 749.868731 1.336.482.00 5.750000 154,100.00 g.g& -1,182,382.00
826552101 SIGMA ALDRICH coM
6710 4.100.000 45.928400 188,306. 44 49.270000 202,007.00 g.g} 13,700.56
828806109 SINON PPTY GROUP INC NEW coM :
6710 0.400.000 36.015581 374.562.04 35.730000 371,592.00 g.g% ~2.970.04
833034101 SNAP ON INC CoM '
6T10 3,300.000 29.685515 §7.962.20 22.980000 75.834.00 g.gg -22.128.20
834182107 SOLECTRON CORP coM .
6T10 46.336.000 19.641568 910,.111.69 2.110000 97.768.96 3'85 -812,342.73
842587107 SOUTHERN CO coM
6T10 39,817.000 15.949037 635,042.80 28.780000 1.145.933.26 8 82 510,890.46
6T49 90,100.000 17.628532 1.588.330.71 28.780000 2.593,078. ) 1.004,747.29
1297617000 2.223.373084 3739701102 1,515 637.75

STATE STREET.
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PABE: - 95
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usd — SITE —
ACCOUNT POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL €OST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALVE X FUND UNREAL GN/LS
844730101 SOUTHTRUST CORP COM
6710 19.500.000 25.354259 494,408.06 24.250000 472.875.00 0-02 -21,533.06
844741108 SOUTHWEST AIRLS €O coM
6T10 43,399.000 10.241896 444,488.03 13.060000 566.790.94 9.03 122,302.91
" 846990968 SPACEVEST FUND LP
6724 9.973.815.990 1.000000 9,973,815.99 0.379537 3,785.432.20 9-20 -6,188,383.79
84855M109 SPINNAKER EXPL_CO COM
6776 27.300.000 39,575496 1,080, 411.05 28.700000 783,510.00 0-04 ~296,901.05
852061100 SPRINT CORP cOM
710 50,176.000 24.604571 1,234,558.94 9.120000 457.605.12 0-02 ~776,953.82
852061506 SPRINT CORP PCS_COM SER 1
6710 55,994.000 10.989141 615,325.96 1.960000 109,748.24 9-01 -505,577.72
854616109 STANLEY WORKS oM
6710 4.800.000 40.346023 193,660.91 32.670000 156,816.00 9.01 -36,844.91
855030102 STAPLES INC coM
6710 26.300.000 16.674920 438,550.40 12.790000 336,377.00 9-02 -102.173.40
855244109 STARBUCKS CORP oM
&T10 21,780.000 18.673512 406,709.10 20.640000 449,539.20 9-02 42.830.10
855904203 STARWOOD HOTELS + RESORTS PAIRD 1 CL B SH BEN + 1 COM
6710 11,200.000 32.958300 369,132.96 22.300000 249,760.00 0-01 -119,372.96
STATE STREET.
8T1C. BC RETIREMENT BOARD ~COMPOSTTE PAGE: 96
usb - AS-OF DATE: 30SEPO2
ACCOUNT PGSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION . RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
857477103 STATE STREET CORPORATION CcoM
6710 8.268.000 311925 608.542.24 38.640000 705,875 .52 9-04 97,333.28
860831106 STILMELL FINANCIAL INC coM
8710 12,460.000 35.941557 447,831.80 12.070000 150.392.20 9.01 -297,439.60
. :
861012102 STMICROELECTRONICS N_¥ SHS_M_Y REGISTRY
6774 1.600.000 23.592700 37.748.32 13.530000 21.648.00 9.00 -16,100.32
861121994 STATE STREET SPIF_ALT INV
8769 659,675.657 167.357753 110.401,835.68 102.566000 67,660,293, 44 3.8 ~42.741,542.24
863667101 STRYKER CORP com
6710 11,100.000 53.716663 596,254.96 57.600000 639.360.00 9.03 43,105.04
866810104 SUN MICROSYSTEMS INC COM
6710 182,620.000 6.305099 1,151,437.14 2.590000 472.985.80 0.02 -678,451.34
867363103 SUNGARD DATA SYS INC coM
6710 15.900.000 20.549808 326,741.95 19.450000 309.255.00 9.02 ~17,486.95
8771 150,500.000 19.368786 2,915,002.23 19. 450000 2.927,225.00 o'%g 12.222.77
166. 400000 3241742018 3.236.480000  0.17 1526418
86764P109 SUNOCO INC COM
6T10 4.300.000 37.477919 161.155.05 30.160000 129.688.00 9.01 ~31.467.05
867914103 SUNTRUST BKS INC COM
8710 16.027.000 52.860236 847.191.01 61.480000 985.339.96 0.05 138.148.95

0..05

STATE STREET.
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ACCOUNT POSIT!OI APPRAISM.

T PAGE: 0]
AS-OF DATE: 30SEPOZ

ASSET ID ASSET DESCRIPTION : RATE anrunxrv DATE HKT PRICE
i UNITS . LOCAL.: UKIT €OST .- TOTAL COST UNIT PRICE - MARKET YALUE X CU
> ORIGINAL FACE - BASE. -+ UNIT.COST - TOTAL. COST . UNIT PRICE . .0 MARKET VALUE X F”nn 3=§E:t §=5t§
868536103 SUPERVALU INC coM . . _ ‘ ‘
8710~ - 7.500.000 "~ 21.620997 162.157.48 16.150000 121,125.00 g.OI —41,032.48
.01
. 870756103 SHIFT TnAnsn e con -
6776 -~ 44.500.0 . 20.528130 913.501.79 ** 15.600000 694,200.00 g.gg ~219,301.79
871508107 SYMBOL TECHNOLOBIES INC co¥ )
8T10 . 12,850,000 20,374350 261.810.40 7.670000 98.559.50 g.ga ~163,250.90
6176 58.000.000 16.389475 950,589.55 7.670000 444,860.00 8:35 -505,729.55
70.850.000 10315039998 $43.41950 003 Z66.580: 45
871578993 SYNDICATED COMMUNICATIONS VENTURE CAPITAL IT 6724
aT24 519,948.000 1.600000 - 519,948.00 2.285040 1,188,101.98 g.gg 668,153.98
87161105 ~  SYNOVUS FINL CORP CoM
6710 16.660.000 21.040526 350,535.16 © 20.620000 343,529.20 8'3% ~7.005.96
871829107 SYSCO CORP coM L
6710 - ."37.272.000° 12.409439 462,524.60 28.380000 1,058,152.08 g.gg 595,627.48
. 872375100 . rsco ENERGY INC coM N
8T10 8,700.000 25.697630 223,569.38 15.880000 138,156.00 8'8% -85,413.38
872540109 TJX COS INC NEW COM
6T10 30,344.000 . 11.267538 341,902.16 17.000000 515,848.00 g.gg 173.945.84
872649108 TR INC COM
6710 . 7.300.000 . 39.790699 290.472.10 58.550000 427,415.00 o.gg 136.942.90
STATE STREET.
"BTIC " De uzvxnznzur BDARD —conposx1£ PAGE: 98
usD MPO! AS—-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE. nAtvklrv DATE MKT PRICE
R UNITS  LOCAL l UNIT. COST ~TOTAL €COST . . UNIT PRICE -~ MARKET YALUE % CURR. UNREAL GN/LS
~ORIGINAL FACE _BASE ... UNIT COST + TOTAL COST UNET PRICE 'MARKET VALUE % FUND . - UNREAL BN/LS
. ”072941109 rnv uonLnnxns INC o COM
8710 . 6.200.0! . 51.630058 - 320,106.36 '9.000000 ° ' 55,800.00 8'88 ~264,306.36
6176 . - . 33,100.000 °26.169840 - 866,221.70 9.000000 297.900.00 glg;- . ~568.321.70
397300000 1,186,328 06 353.700.00  0.02 832.628.06
3729909no TSG CAPITAL snoup L L . : :
6724 6.026,947.000 6.026.947.00 0.647593 3,903,008.69 g.gg ~2,123,938.31
873168108 TXU CORP coM
6710 15.715.000 41.041399 644.965.58 41,710000 655.472.65 ‘3'83 10,507.07
874039100 TAINAN SEMICNDCTR MF6 CO LTD  SPONSORED ADR
6T74 35,148.000 .19,924638 700,311.17 6.350000 223,189.80 g.g} ~477,121.37
87612E106 TARGET CORP )
6T10 51.006.000 18.727730 955,226.59 29.520000 1.505,697.12 g.g; 550,470.53
879131100 TEKTRONIX INC coM
8710 4.940.000 32.233020 159,231.12 16.430000 81,164.20 g.gg -78,066.92
879403730 TELEFONOS DE nsxxco S A spousouzn ADR REPSTE su ORD L
6T74 26, 200.000 33.839600 8.150000 737,530.00 g.g; -149,067.53
879664100 TELLABS INC COM
6T10 23,120.000 23.682657 547,543.03 4.070000 94.098.40 g.gg ~-453.444.63
879868107 TEHPLE INLAND INC COM
6T10 3.000.0 61.463590 184.390.77 38.630000 115.890.00 0.01 -68.500.77
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usb POSIT AS-OF DATEPAggging
ACCOUNT POSITION APPRAISAL :
ASSET 1D ASSET DESCRIPTION RATE ~ MATURITY DATE MKT PRICE
UNITS  LOCAL - UNIT COST TOTAL COST UNIT PRICE MARKET VALVE UNREAL 6N/
ORIGINAL FACE  BASE UNIT COST TOTAL €OST UNIT PRICE "- MARKET VALUE '’ UNREAL Glltg
880336100 TENET HEALTHCARE CORP coM
6710 27.496.000 19.447820 534,737.26 49500000 1,361.052.00 o.gg 826,314.74
880770102 TERABYNE INC coM
8710 10.200.000 43.204941 440,690.40 9.600000 97,920.00 g.g% ~342,770.40
6776 20,900.000 30.095939 629.005.13 9.600000 200.640.00 8:81 ~428.365.13
317100000 1.060.635 53 258.560.00  0.02 irhii1ssEs
882509104 TEXAS INSTRS INC coM
6T10 97.464.000 15.582107 1,518.694.46 14.770000 1.439.543.28 g.gg ~79,151.18
883203101 TEXTRON INC CoM
§T10 7.809.000 45.199424 352,962.30 34.100000 266,286.90 g.g} -86,675.40
863556102 THERMO ELECTROH conp coM
8710 9,300.000 488617 181,244.14 16.130000 *-150,009.00 .31 -31,235.14
884315102 TuonAs + BETTS conp con
8710 3,200.000 0.723862 66,316.36 14.090000 45,088.00 -21,228.36
88579Y101 3M €O coM
6710 21.952.000 78.152092 1.715.594.72 109.970000 2,414,061.44 698,466.72
886547108 TIFFANY + CO NEW COM
6710 8.140.000 32.923698 267.998.90 21.430000 174,440.20 ~93,558.70
891027104 TORCHMARK INC COM
6T1D 6.700.000 41.781701 279.937.40 34.260000 228,542.00 -50,395.40
811C 14 nsrxnsﬁEiT'EEiRE'ZEEEFbssz PAGE: 100
Uso ST AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X UNREAL GN/LS
ORIGINAL FACE  BASE - UNIT COST TOTAL €OST UNIT PRICE MARKET VALUE X UNREAL 6N/LS
892335100 T0YS R US INC cOM .
6710 11,900.000 21.939571 261,080.90 10.180000 121,142.00 -139,938,90
6771 119,500.000 23.949958 2,862,019.99 10.180000 1.216,510.00 -1,645,509.99
131.400:000 3.1237100.89 1:337°662.00 1i1785:448789
894206109 TRAVELERS PPTY CAS CORP CL A
6749 717.000 22.964073 16,465.24 13,200000 9,464.40 -7.000.84
894206406 TRAVELERS PPTY CAS CORP CL B
6710 56,199.000 15.815545 888,817.82 13.530000 760,372.47 ~128,445.35
6749 1,473.000 24.812688 36,549.09 13.530000 19,929.69 -16.619.40
$7.672.000 925.366.91 780.302.16 1128 064.75
89579K109 ruon HOSPS INC COM
5776 32.700.0 30.058504 982.913.07 37.950000 1,240,965.00 258,051.93
896047107 TRIBUNE CO NEW coM
6710 17.004.000 2B.390693 482,755.35 41.810000 710.937.24 228,181.89
6771 56,800,000 38.560975 2,190,263, 40 41.810000 2.374,808.00 184,544.60
73.804.000 2.673.0i8.75 3.085.745. 24 412:726.4%
899896104 TUPPERWARE CORP COM
6T10 3.200.000 22.823687 73,035.80 16. 620000 53,184.00 -19,851.80




gTIC .

“oe ntnkznsurnaonb‘-c’bnpoms

— PAGE: 101
AS-OF DATE: 30SEPOZ

vsh - ) — S
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE  MKT PRICE
5 NITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKEY YALUE (1)
Q_ORXBI”AL FACE : BASE:... UNIT COST TOTAL COST UNIT PRICE MARKET vﬂtuz . § fuﬁs ‘ 3:25:& g:‘tg
902124106 TYCO INTL LTD NEN COM . X -
8710 - 112,229.000 28.830030 3.235,565.46 14.100000 1,582.428.90 8 . -1.653,136.56
.07
6749 14,200.000 51.820518 735,851.35 14.100000 200,220.00 1 ~535,631.35
126 225. 060 31651041601 11785 64890 9 T NI
902911106 UST INC oM UsSD0.50
6710 9, .000 33.178091 315.191.86 © 28.210000 267,995.00 .01 ~47,196.86
0.01
902973304 US BANCORP DEL COM NEN i
6T10.. . 107.792.000 22.496077 2.422.872.44 18.580000 2.001.,103.16 8.11 ~421.769.28
8T49 22,796.000 22.446842 511.698.20 18.580000 423,549.68 g:gg -86.148.52
.02
130.456°000- 2.634.570 64 Plazaészien 613 2508°517 80
902998977 URDAHG + ASSOCIATES
6730 1.026,625.0 .000000 1,026,.625.00 1.000000 1.026.625.00 g.gg 0.00
904034105 ULTRATECH STEPPER INC COM
8776 40,700.000 13.948342 567.697.53 8.0950000 329,263.00 0.02 ~238,434.53
0.02
. 907818108 UNION PAC CORP CON
6710 14,213.000 45.648391 648,800.58 57.870000 822,506.31 0.82 173,705.73
0.
908068109 UNION PLANTERS CORP COM '
6T10 11,200.000 28.978767 324,562.19 27.460000 307,552.00 8.8% -17.010.19
909214108 UNISYS CORP . COM
6710 18.181.000 . 15.815157 287,535.37 7.000000 127.267. -160,268.37
(3313 pCc nsnTsn'EW BOARD —convosn: PAGE: 102
ush - AS-OF DATE: 30SEPO2
ACCOUIT POSITIOI APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCKL UNIT COST TOTAL COST UNIT PRICE MARKET YALUE X CURR - UNhEAL GN/LS
ORIGINAL FACE .. : BASE. UNIT. COST . TOTAL COST - UNIT PRICE * MARKET YALVE - X FUND © UNREAL 6N/LS
. 911312106 UNITED PARCEL SVC lNc CL B : : oo :
8T10.: 62.800.000 66.355904 4,167.150.74 62.530000 3.926,884.00 g.%g R -240,266.74
- 912909108 UNITED STS STL CORP NEW COM co
6710 5,700.000 ©21.374351 . 121,833.80 11.610000 66,177.00 8.88- ~55,656.80
913017109 UNITED TECHNOLOGIES CORP coM i .
8710 26.600.000 42.600501 ©1,133,173.33 56.490000 1,502,634.00 8.8; 369,460.67
6749 18.000.000 64.317600 1,157,716.80 56.480000 1.016.820.00 g:gg ~140,896.80
446000600 2.390.890.13 25945400 0°13 226.563 87
91324P102 UNITEBHEALTH GROUP INC [d1},]
6T10 17.060.000 3.970326 579,533.77 87.220000 1,.487.973.20 g.g; 908,439.43
914906102 UNIVISION COMMUNICATIONS INC cL A
§T10 12.900.000 40.002822 516,.036.40 22.800000 294,120.00 g.gi -221.916.40
915289102 UNOCAL CORP coM
6T10 13,745.000 31.003132 426,138.05 31.390000 431,455.55 g.g%, 5.317.50
91529Y106 UNUHPRDVIDENT CDRP coM
6T10 13,500.000 7.79199%6 375.191.94 20.350000 274.725.00 g.g} -100,466.94
918204108 ¥ F CORP CoM
6T10 6.160.000 33.776234 208.061.60 35.980000 221,636.80 8.8% 13,575.20
92047K107 YALUEVISION MEDIA INC COM CL A
6176 60,200.000 16.262430 978,998.26 11.760000 707,952.00 0.8; ~271.046.26

STATE STREET.
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DC RETXREMENE BOARD —COMPOS!TE
ACCOUNT POSITION APPRAISAL

PAGE: 103
AS-OF DATE: 30SEPO2

ASSET ID ASSET DESCRIPTION RATE . MATURITY DATE ~ MXT PRICE
UNITS  LOCAL - UNIT COST TOTAL COST UNIT PRICE MARKET YALUE X CURR uN
ORIGINAL FACE - BASE UNIT COST TOTAL COST _UNIT PRICE MARKET YALUE X FUND Hunggkt A
922122106 VARCO INTL INC DEL COM :
8176 56,000.000 20.067841 1.123,799.07 16.920000 947,520.00 0.08 -176,279.07
923437104 venlzou COMMUNICATIONS
8710 3.521. 35.431015 5,439,404.84 27.440000 4,212,616.24 0-22. -1,226,788,60
6749 5,900,000 55.377095 326,724.86 27.440000 161,896.00 gig% -164,828.86
159, 421000 §.766.129.70 3940812738 0l23
923436109 YERITAS SOFTARE CORP CoM '
6710 23,000.000 108.676250 2,499,553.74 14, 670000 337,410.00 9.02 ~2,162,143.74
923392929 WARBURG PINCUS PRY EQT VIII
8724 3.175.101.370 1.000600 3,175.101.37 1.093945 3.473.386.27 9.18 298.284.90
925524308 VIACOM INC CL B FORMERLY COM NoN VI8
5710 99.300.000 32.700512 3.247.160.8 40.550000 4.026.615.00 0.21 779.454.16
92839Y107 VISTEON CORP coM
gT10 7.300.000 16.382578 119,592.82 9.470000 69,131.00 0-00 -50,461.82
92857H100 VODAFONE GROUP PLC NEW SPONSORED ADR
6174 1.300.000 15.941800 20.724.34 12.830000 16.679.00 9-09 ~4.045.34
92899F 990 YISTA RESTAURANTS INC COM
6724 18.033.000 1.559973 28,131.00 0.212381 3.829.87 9-00 -24,301.13
929160109 YULCAN MATLS cO coM '
6710 5,700.00 42.830330 244.,132.88 36.160000 206.112.00 0.01 - ~38,020.88
GT1C DC RETIREWENT BOARD —COMPOSITE PAGE: 104
Usd — — AS-OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST JOTAL COST URIT PRICE MARKET VALUE X CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL €OST UNIT PRICE MARKET VALUE X FUND UNREAL GR/LS
929903102 MACHOVIA CORP 24D NEW coM
8710 77.148.000 2.625951 2.517,026.88 32.690000 2,521.968.12 9.13 4,941.24
931142103 WAL MART STORES INC coM ' -
8710 250, 218.000 27.833246 6.964.379.10 49.240000 T12.320.734.32 9-83 5.356,355,22
931422109 WALGREEN €O coM
6710 57.618.000 17.314752 997 .641.37 30.760000 1,772,329.68 9.09 774.688.31
939322103 WASHINGTON MUT_INC com
6710 54.442.000 6.806835 1.459,417.72 31.470000 1.713.289.74 9.09 253.872.02
941061108 WASTE MEMT INC DEL coM
6710 34.425.000 41.963521 1.444,594.20 23.320000 ~ 802,791.00 9.04 ~641,803.20
8771 102.6060.000 22.600413 2.318.802.33 23.320000 2.392.632.00 gi%i 73.829.67
137.0625.000 3.763.396.53 3.195.42300  0.17 1§77 973053
941848103 WATERS CORP coM
6710 7.400.000 36.825285 272.507.11 24.250000 179.450.00 g.01 -93.057.11
942683103 WATSON PHARMACEUTICALS INC coM
8710 6.000.000 53.260212 319.561.27 24.510000 147.060.00 9.91 -172.501.27
94973108 WELLPOINT HEALTH NETHORKS INC  COM
6710 8.200.000 44.663776 366.242.96 73.300000 601,060.00 9.03 234,817.04
949746101 MELLS FARGO + CO NEW COM
6710 95.597.0 029650 2.775.147.47 48.160000 4,603.951.52 0.24 1,828,804.05
6749 6.400.000 43.755000 280,032.00 48.160000 L 28,192.00
101. 897000 308515804 freririziss
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DC’ RETIREMENT BOARD —COMPOSITE =~

PAGE: 105
AS-OF DATE: 30SEPOZ

usph — - .
ACCOUNT: POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST 1.0 TOTAL COST UNIT PRICE MARKET VALUE - X CURR . UNREAL 6N/LS
. -ORIGINAL FACE BASE . UNIT COST Z5.. TOTAL €OST UNIT. PRICE MARKET VALUE;;vZ FUND - ». UNREAL sN/ts
950590109 NENDYS INTL INC COM b
6710 6,500.00 30.330657 197,149.27. 33.110000 215,215.00 g.g{ 18,065.73
961815107 WESTWOOD ONE INC coM
6776 34,100.000, 30,663008 1,045,608.56 35.750000 1.219,075.00 8.82 173,466.44
962166104 NEYERHAENSER [« coM
&T10 12,.348.000 49.490802 611,112.42 43.770000 540.471.96 g.gg ~70.640.46
6T49 42,200.000 52.042768 2,196,204.80 43.770000 1,847,094.00 g:ag ~349,110.80
54.548.000 2,807,317 22 2.387.565.96  0.13 14160751736
963320106 WHIRLPOOL CORP coM “ ’
6T10 3.876.000 . 57.890111 224,382.07 45 _,860000 177.753.36 g.g% —46,628.71
969457100 HILLIAMS cos xnc COM- '
6710 28,872.000 3.495746 680.718.75 2.260000 65.476.72 g.gg ~615,242.03
6T49 56,600.000 24.739787 1.400.271.94 2.260000 127,916.00 8:0} ~1,272,355.94
. .D
85.572.000 206069068 193130272 6.6 Ii887:587 95
974280109 Hl»N DIXIE STORES INC [ ]
6T10 .900.000 028481 166,125.00 13.120000 103.648.00 g.ga ~62.477.00
981811102 WORTHINGTON- INDS IN cON
6710 4,800,000 4.200425 68.162.04 18.700000 89,760.00 8.88 21.597.96
- 982526105 HR!GLEY WM JR €O . cOM
6710 12,738.000 29.888139 380,715.12 49.490000 630,403 249,688.50
sTiC oc RETIREHENT BOARD -CDMPOSX1E E'- 106
usp As~0F DAT! 30SEPD2
ACCOUIT POSITION APPRAISAL
ASSET 1p ASSET DESCRIPTION RATE . MATURITY. DATE MXT PRICE
UNITS LOCAL UNIT COST TOTAL COST URIT PRICE MARKET VALUE. X CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNLIT COST TOTAL COST UNIT PRICE MARKET YALVE:: X FUND UNREAL GN/LS
983024100 WYETH coM . . . 3 .
6T10 9.000 37.671120 .2,808,721.03 31.800000 2.370,976.20 g.%% -437,744.83
o . 983898100 XCEL ENERGY INC con .
6T10 22,300.000 24.979159 557,035.24 9.310000 207.613.00 8.8{ -349,422.24
983919101 XILINX INC CoN
&6T10 18,900.000 40.652832 768,338.52 15.838000 299,.338.20 g.gi ~469,000,.32
984121103 XEROX CORP COM- . . X -
6710 41,000.000 8.977321 368,070.15 4,950000 202,.950.00" g.g% ~165,120.15
984332106 YAROO INC COM R
6710 33,700.000 127.642985 4.301.568.58 9.570000 322,509.00 g.g; ~3,979.059.58
938498101 YUH BRANDS INC CON
6710 16.7 23.194963 387,355.88 27.710000 462,757.00 8'8% 75.401.12
98956P102 Z!HHER HOLDINGS INC COM .
6T10 10,999.0 20.589366 226,462.44 38.340000 421,701.66 g.gg 195,239.22
989701107 ZI0NS BANCORP (o], ]
6T10 5,200.000 52.708762 274,085.56 43.530000 226,356.00 g.g} ~47.729.56
121,039,132.981 941,376,577.71 807,003,527.87 g;.g% —-134,373.049.84

STATE STREET.
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DC RETIREHENT BOARD —CDHPDS!TE

, PAGE: 107
usp AS-OF DATE: 30SEPO2
ACCOUNT | PBSITIDH APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
e UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE -+ MARKET YALUE % CURR UNREAL &M/
- ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE  _ °* MARKET VALUE X FUND UNREAL Gnltg
FIXED INCOME
T
EURD_CURRENCY EXCHANGE RATE 1.011891
>> GERMANY
E22 22221
453980117 GERHANY(FEDERAL REPUBLIC oF 5.000 17F5806 S5PCT 17FEBOG
6173 12,100.000.00 104.1 12,596,616 104.900000 12.692.900.00 12.57 96,283.65
101. 263510 12.252.884. 66 103. 667292 12.543,742.36 0.58 290.857.70
596788112 GERMANY(FED REPUBLIC OF) 5.250 04JUL10 5.25PCT D4JUL10
6773 900, 000,00 106.563756 959, 073 80 107.150000 964, 350,00 0.96 5. 275 20
103.990206 935,911, 85 105890852 953,017,67 0.04 17,105.82
2322222222223 Qti'i.tﬁi’tii iiiiiﬁitii!h £ 22323 'Qi"i"'ﬁ
13.000, 000.00 13,555,690.15 13.657,250.00 13.53 101,559.85
13,188,796.51 13,496,760.03 0.62 307.963.52
>> INTERNATIORAL
12223222222 223
715904111 HELLENIC EXCHANGEABLE FINANCE 2, 000 ozAusos zch CNY sns 02AU605
6T74 21,000.00 107.647905 22.606.0 104.500000 21.945.00 0.02 -661.06
97.953476 20,570, zs 103.271993 21.687.12 0.00 1,116.89
1222222223 ﬁ*”t"h't 'ﬂii'bﬂ**ﬁ 12 2 2 2 Q'Q"tﬁ.
21,000.00 22,606.06 21,945.00 0.02 -661.06
20.570.23 21,687.12 0.00 1.116.89
13,021, 000.00 13,578,296.21 13.679,195.00 13.55 100,898.79
13,209,366.74 13,518.447.15 0.62 309,080.41
ROUND_STERLING 0.635890
F§T1ic DC RETIREWENT BOARD —COMPOSITE PAGE: 108
usp — 4 — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
. UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL BN/LS
024041118 UK TREASURY STOCK 6. ooo 07DEC28 6PCT STOCK o7bsczs
8773 -410,000.00 118.088449 -484.162.64 125.6 -515,124.00 -1.12 -~30,961.36
185.000141 -758.500.58 187, 531343 -810.083.51 ~0.04 -51,582.93
-410.000.00 -484.162.64 ~515,124.00 ~1.12 ~30.961.36
-758.500.58 ~810,083.51 ~0.04 -51,582.93
gg@g_ggyg_gg&g__ EXCBANGE RATE 7.799568
99LXHBI17 INT RT SWAP 5.753 3MHIB (HKD) 5.753 OSFEBO6 P007016
8773 -114,000.000.00 0.000000 0.00 9.120263 -10.397,099.82 -23.60 ~10,397.099.82
0.000000 0.00 1.169329 ~1,333,035.35 -0.06 -1,333,035.35
9ILXHTII8 INT RT SWAP 5.906 3MHIB (HKD) 5.906 11JUL06 PO11588
6773 -96,000. 060.00 0.000000 0.00 10.161658 ~9,755,191.68 -22.14 ~9,.755,191.68
@.000000 1.302849 ~1.250.734.87 -0.06 ~1.250.734.87
99LXJEII9 3»0 HlBOR(HKD)GSC(S/OS/Ol) 1.997 O08FEBOG vo701s
6773 114,000, 000.0 00000 0.00 000000 0.00 0.00 0.00
99LXJY115 340 BIBOR(HXD)6SC(10/11/01) 2.051 IIJULOS v11san
6T73 96,000, 000, 00 0.000000 0.0 0.000000 0.00 0.00 0.00
0.00 0.00 ~20.152,291.50 -45.74 -20.152,291.50
0.00 -2.583,770.22 ~0.12 -2,583,770.22
JAPANESE YEN EXCHANGE RATE 121.740048
99MEFJII3 xns JPY P012982/V12984 .212  17MAY04 P012982
6773 -630,000,000.0 0.000000 0.00 0.130600 -822.780.00 -0.02 ~822,780.00
o 000000 0.00 0.001073 -6,758.50 0.00 ~6.758.50

ey
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E:: 109

26,500,000.00

vsb AS—OF DATE 3OSEP02
ACCDUNT POS!TION APPRAISAL
ASSET 1D ASSET DESCRIPTION - RATE HATURITY DATE MXT PRICE
N i UNITS LOCAL UNIT COST -~ TOTAL COSY UNIT PRICE -+ BARKET VALUE X CURR [
“ORIGINAL FACE = BASE' - UNIT COST ..« TOTAL COST UNIT PRICE - 'MARKET VALUE:. X FUND v_ugggﬁt g:;tg
99MEFQ117 6MLB V12984/9012982 .090 17HAY04 VIZBBJ PR S v .
6773 630.000.000.00. - 0.000000 0.0 0.000000° L 0.00 0.00 0.00
99MKHWI118 IRS JPY SRP002389 .480 02AU606 R A : - )
‘6773 -1,230,000,000.00 0.000000 0.000 0.833800 ~10,255,740.00 -0.19 . =10, 255 740 00
0.000000 0.006849 ~84, .94 0. 2.94
99MKHY114 IRS JPY SHPV02381 / SHP002389 .093 02AVUG06 SHPY02381
6773  1,230,000.000.00 0.0000 0.00 : 0000 0.00 0.00 0.00
0.00 0.00- ~-11,078,520.00 -0.21 ~11.078,520.00
0.00 ¢ =91,001.44 0.00 ~91,001.44
Us_DOLLAR EXCHANGE RATE 1.000000
- 00077QAA8 ABK AMRO BK NY CHICASO BRH 7.250  31MAY0S5 SUB NT
6772 1.000,0 100.151000 1.001,510.00 110.491000 1,104,910.00 g.gg 103,400.00
001765AU0 AMR CORP DEL 9.000 OIAUBIZ 9. PCT DEB OIAUGZOIZ
6772 500, .00 97.120000 582.720.0 306,000.00 g.g% ~276,720.00
00184AAD7 AOL TIME WARNER INC 5.625_ O1MAYOS NTb
6T72 540,000.0 99.681000 538,277.40 ~ 94.396000 509,738.40 g.gg ~28,539.00
00184AAF2 AOL TIME HARNER INC 6.875 OINAYIZ NY
6754 660.000.00 .005955 574,239.3 , 90.601000 597.966.60 g.gg 23,727.30
6773 3,600.000.00 94.855556 3.414.800.00 90.601000 3,261,636.00 g:%; ~153.164.00
4.260.000.00 31985003936 0:20 2129.436270
6T1C (14 IETIRENEHT BOARD: ~CD”P°SITE T ' PAGE: 110
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ACCOUNT PDSXT!DI APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE- - .- MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COSY - TOTAL COST - UNIT- PRICE MARKET VALUE X CURR UNREAL GN/LS
. ORIGINAL FACE .. BASE - UNIT COST - TOTAL COST UNIT PRICE MARKET YALUE X FUND UNREAL 6N/LS
00184AA60 AOL TIME NARNER INC 7. 700 OIHAY3Z DEB o D an
6754 980, 00 877235 9ig 83.476000 818,064.80 g.g: '—101.932.10
001957AV1 AT+T CORP 6.000 15HARDS NT- !
6772 1.300,000.00 : . 92.442000 1. 201 746.00 - 90. 456000 . 1,175,928.00 g.gg ~-25.818.00
001957800 AT+T CORP . 8.000 15NOV31 USD SR NT Yo . - -
6773 3.200,000.00 85.250000 .2,728,000.00 92. 500000 " 2.960,000.00 g.}g 232,000.00
OOZOQAADS AT + T WIRELESS SVCS INC 7.350. OIHAROS SR NT
6754 1,190.000.00 105.379000 1,254,010 86.500000 1.029,350.00 g.gg ~224,660.10
O1F0524A7 FNNA TBA OCT 15 SINGLE FAM 5.500 310!099 . . 5
6754 3.100,000.00 102.375000 3, 173 625 102.938000 3,191,078.00 0.17 17.453.00
3.100,000.00 0.15
D1FD526B3  FNMA TBA NOY 30 SINGLE FAM . 5 500 31DECS9 .
6773 900,000.00 100.343750 093.75 103.104000 927.936.00 0.05 24,842.25
900,000.00 0.04
01F0604A0 FNMA TBA OCT 15 SINGLE FAM 6.000 01DEC99
6773 63,200.000.00 00000 65,412,000.00 103.813000 65.609,816.00 3.46 197,816.00
63.200,000,00 3.03
01F0606A8 FNMA TBA OCT 30 SINGLE FAH 65.000 010CT99
6754 31.270,000.00 101.730920 31,811,258.60 102.688000 32.110,537.60 1.69 299,279.00
31,270,000.00 1.48
6773 5,350,000.00 101.344626 5.421,937.50 102, 688000 5,493,808.00 0.29 71,870.50
5.350.000.00 0.25
36.620.000.00 37,233,196.10 37.604.345.60 198
36,620.000.00
01FO706A7 FRMA TBA OCT 30 SINGLE FAM 7.000 O01DEC9S
6754 26.500.000.00 104.226415 27,620,000.00 104. 406000 27.667,590.00 1.46 47,590.00
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ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
NITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE %X CURR U
DRISINAL FACE BASE UNIT COST TOTAL COST NIT PRICE MARKET VALUE X FUND uﬂgfﬁt gg;tg
01F0826A2 FNMA TBA OCT 30 SINGLE FAM 8.500 01DEC99
6T73 2,000, 000.00 106.875000 2,137 .500.00 107.094000 2,141,880.00 0.11 4,380.00
2.000,000.00 0.10
) 01ND606A9 GNMA I TBA OCY 30 SINGLE FAM 6.000 15DEC28
6754 30 8:0 008.88 103.150196 30,986,318.75 103.500000 31,091, 400.00 }'2; 105,081.25
6773 42 000, 000. 00 102.312500 42.971,250.00 103.500000 43,470,000.00 2.29 498,750.00
42,000, 000.00 2.00
72.040,000.00 73.957.568.75 74.561,400.00 3.93 603851125
72,040,000.00
01NO606B7 6NMA I TBA NOV 30 SINGLE FAM 6.000 15DEC99
8773 9 500, 000.00 101.656250 9,657,343.75 103.125000 9,796,875.00 0.52 139.531.25
9,500,000.00 .45
: 01ND626AS GNMA 1 TBA OCT 30 SINGLE FAM 6.500 15DECY99
6754 1% %88 ogo gg 104.047643 12,693,812,50 104.219000 12,714,718.00 g.gz 20,905.50
6773 43,000,000.900 103.281250 44,410,937.50 104.219000 44,814,170.00 2.36 403,232.50
43,000, 000.00 2,07
55.200.000.00 57.104,750.00 57.528.888.00 3.03 124138 00
55,200,000.00
O1NCG706A8 6NMA I TBA OCT 30 S!NGLE FAM 7.000 15DECI9 ’
6T54 7.400,000.00 104.8750 7.760.750.00 104.969000 7.767,706.00 0.41 . 6,956.00
7.400.000.00 0.36 :
01NO726A4 GNMA I TBA OCT 30 SINGLE FAM 7.500 15DEC99
6154 12,000, 000.00 105.906250 12,708.750.00 106.094000 12,731,280.00 0.67 22.530.00
12,000, 000 00 0.59
02R0526A0 FHLMC  TBA OCT 30 60LD SINGLE  5.500 31DEC99
6773 26.000.000.00 101,179688 26,306,718.75 101.188000 26.308,880.00 1.39 2,161.25
26.000.000.00 1.22
02R0526B8 FHLMC  TBA NGV 30 GOLD SINGLE 5,500 31DEC99
6773 9,500.000.00 100.687500 8.565,312.50 100.812000 9.577.140. x50 11,827.50
9.500, 000 00 4
GTIC,:' pC RETIREMENT BOARD ~COMPOSITE PAGE: 112
ysp - COMPOSITE — AS~OF DATE- 30SEPO2
AccounT POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MXT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKETY YALUE % CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST URIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
020864AA2 ALPINE PARTNERS LP 2.310 080CTO9 SER 2000 1 NT CL A FLTE 144A
6754 2.7 100.000000 2.922.710.01 99.500000 2,908,096.46 0.15 -14,613.55
4 300 000. 00 0.13
0237808»0 AMERICAN AIRLS 7.858 010CT11 CTF 2001 2 CL A 2
6773 2,800,000.00 100.000000 2,800,000.00 105.533000 2,954,924.00 0.16 154,924.00
2.800.000.00 0.14
03061NECO AHERICREDIT AUTO RECEIVABLE TR 1.920 13JUNOS 2001 B NT CL A 2
6754 1.578, 100.00000 1.578.140.40 100.005900 1,578,233.51 0.08 93.11
3.050.000. 00 0.07
03061NEDT7 AHERICREDIT AUTO REC TR 1.990 14NOYO5 SER 2001 B CL A3
6754 3 050,000.00 0.000000 3,050,000.00 100.103160 3.053,146.38 0.16 3.146.38
3.050, 000 00 0.14
03061NELY AMERICREDIT AUTOHOBILE REC TR 2.040 12JUNO5 2001 D NT CL A 2
6754 3 029.694.19 100.000000 3,029,694.19 100.045070 3.031,059.67 0.16 1.365.48
4.570.000.00 0.14
03061NERG AHERICREDIT AUTOHOBILE REC TR 1.950 12JUL05 2002 A ASSET BKD NT CL A 2 B
6754 2,300, 100. 000000 2.300,000.00 100.021030 2,300, 483.69 0.12 483.69
2,300, 800 00 0.11
032479AC1 ANADARKO FIN CO 750 01MAY11 SR NT
6754 1.500.000 101.728107 1.525.921.60 113.371000 1,700,565.00 g.gg 174,643.40
035229CJ0 ANHEUSER BUSCH COS INC 6.800 ZOAUG32 DEB
6754 460,000.0 869000 459,397 117.133000 538,811.80 8.8% 79,414.40
038222AC9 APPLIED MATLS INC 6.750 150CT07 SHELF 1
6772 1.200,000.00 94.606000 1, 135 272.00 113.496000 1,361.952.00 g.gz 226.680,00
039005964 ARCADIA AUTDHOBXLE RECEIVABLES 5.670 15AU606 SER 1998 C CL A3
6773 1, 8 3-8 001.50 1061.390625 1.375.872.30 101.521000 1,377.641. .gg 1.769.19
00.000.00 .
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ASSET ID ASSET DESCRIPTION RATE: . MATURITY DATE MXT PRICE
I UNITS - - LOCAL . UNIT COST . . TOTAL COST UNIT. PRICE MARKEY VALUE. X CURR UNR
"_ORIGINAL FACE . . BASE . UNIT COST 2 TOTAL COST . UNIT PRICE . MARKET VALUE X FUND unngﬁt g:ﬁt?
0454ZBAEZ ASSET BACKED rna CORP 2,103 25DEC32 2002 WF1 ASSET BKD crr CL A
6754 - 58, 0. 000000 1sa 584.19 . 99.605160 4,142,164.44 0.22, ~16,419.75
4 910. 000, oo 0.19
. 046036AA7 ASSOCIATES MANUFACTURES nse 2.053 1sautso 1999 1 PASSTHRU CTF CL A 144K -
6754 4.160,114.85 100.1 : 4.166,799.41 99, 968000 4,158,783.61 0.22 -8,015.80
7.049.000.00 0.19
05947NBAL BANC AMER LARSE LM INC - - 2.180 O6NOVO3 2002 FLTl COHL HT8 144K A1 -
6754 2. .42 100.117187 2.486,699.10 99 +2,482,411,90 0.13 ~4.287.20
2.500.000.00 0.11
05948NAAL BANAGRICOLA DPR FDG LTD 2.873 ISHARID SER zooz 1 uT 1448 : .
8754 1.000, 000. 00 100. 000000 1,000, 000. 0 998, 850. 00 0-05 -1,150.00
0.05
060505A69 BANK AMER CORP 7.400- 15JAN11 SUB NT . o
8754 1,700.000.00 104.762000 1,780.954.00 118.211000 2,009,587.00 8'35 228.633.00
06423AA88 BANK ORE CORP 7,875 01AUG10 s
6772 1,000, 000.00 101.302000 1,013,020.00 120.971000 1,209.710.00 g.gg 196.690.00
D6423AAR4 - BANK ONE CORP 4.125 01SEPOT NT.
6754 660.000.00 99.848000 '658,996.80 102.785000 678.381.00 3'8; 19.384.20
065913AE5S aAnxsosrou N A SHORT TERM - 6.500 - 19DECO7 sun NT - -
e172 - 1.000, 95045000 950,450.00 110.263000 1,102,630.00 g.gg 152,180.00
077856AB6 BELL ATLANT FINL 5,750 - 02APRO3. SR »T Exan»sEABLE 144A
6754 1,600, 101.250000 1.620.000.00 1,611,200.00 g.gg -8,800.00
079857AN1 BELLSOUTH CAP ros CORP. . 7,875 15FEB30: DEB . k
6172 1,500,000.0 968333 1.4989,525.00 119.441000 1.791.615.00 g.gg 292,090.00
STATE STREET.
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ush . COMPOS AS-OF DATE: 30SEPOZ
ACCOUNT POSITION: APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MXT PRICE
UNITS.  LOCAL. . DNIT COST . TOTAL COSY UNIT PRICE - MARKET YALUE X CURR UNREAL GN/LS
- ORIGINAL FACE BASE UNIT. COST ~ “i:  TOTAL COST UNIT PRICE - MARKET VALVE - X FUND . UNREAL 6M/LS
097023AS4 BOEING CO 6.625 ' 15FEB38 DEB v .
6T54 120, 000.00 99.760000 119.712.00 99. 448000 119,337.60 g.g{ ~-374.40
. 110122A63 _ enxsron nvsns S| uxsn co 5.750 010CT11.NT . . . :
6754 2.180,000.00 ° 6000 42 2,171,628.80 . .- 107.805000 2,350,149.00 8'%% 178,520.20
111021A87 BRITISK TELECOM PLC 3.121 15DECO3 NT FLT6 IATE nTb 12DECOD
6173 2.500,000.00 ~77.7100. 000000 2.500.000.00 100.3580 2.508,950.00 g.}g 8.950.00
111021AC5 BRITISH TELECOMMUNICATIONS PLC - 7.875 15DECO5 NT -
6T73. 2.300,000.00 110. 743000 ~7.2,547,089.00 ' 11%. 426000 2.562,798.00 g,ig 15,709.00
111021AEI anxrlsn TELECOMMUNICATIONS PLC _ 8.875  15DEC30-NT
6T73 3,000.000.0 77 7119.377000 -3.581,310.00 119.180000 3.575,400.00 g.}g -5.910.00
12506YAKS cnc MTG CAP TR 2.103 ZSABGSZ 2002 HE2 nrs (PASSTHRU CL A
6773 3.147.948.3 100. 000000 3,147,948, 99.61 3,135,684.30 0.17 ~12,264.09
3.200.000. oo 0.14
125577AB2 CIT GROUP INC 5.625 150CT03 CL A
6172 500, 000.00 98,000000 490,000.00 100.763000 503,815.00 ggg 13,815.00
12553»357 A CIT HOME Euuxrv LN TR 2.083  25JUN33 2002 2 ASSET BXD CTF CL AV
6773 1.060.8 0.000000 3,281.060.89 99.772340 3.273.591.23 0.17 -7.469.66
3 500 000. 00 0.15
125581AC2 CIT GROUP INC usu 5.750 25SEPD7 SR NT
6754 1.010,000.00 9.944220 1,009, 436.62 100.855000 1,018,635.50 8'32 9,198.88
12589YAF6 cns PANHANDLE HLDG CO 7.000  15JUL29 NT
6754 760,000.00 99 . 034000 693,238.00 76.523000 535,661.00 -157.577.00




6T1C

|8 RETIREHENT“BOARD —COMPOSITE .

PAGE: 115
AS-OF DATE: 30SEPO2

uso ['}3
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL 6N/LS
ORIGINAL FACE BASE _ UNIT COST TOTAL CoOSY UNIT PRICE MARKET YALUE X FUND UNREAL 6N/LS
126117AC4 CNA FINL CORP 6. 250 15N0Y03 NY
6772 350, .00 98.097929 343,342.75 100.571000 351,998.50 8.8% 8,655.75
131347AN6 CALPINE CORP 8.500  15FEB11
6754 400, .00 79.500000 318,000.00 41.000000 164,000.00 g.g} -~154,000.00
14040EHCY CAPITAL ONE BANK MED TRM NTS 6.650 15MARO4 TRANCHE TR 00171
68772 610, .00 97.713000 596,049.30 94.290000 575.169.00 g.gg -20,880.30
14041MACT CAPITAL ONE AUTO INYT LLC 6.640 . 15AU605 SER 2000 B CL A 3 144A
6754 2 152,819.31 103.308594 2.224,047.36 - 103.125000 2,220.094.91 0.12 -3.952.45
3,130, 000 00 0.10
143658A04 CARNIVAL CRUISE LINES INC 7.700 15JUL04 .
6772 1.250,000.00 102.662000 1,283.275.0 107.200000 1.340,.000.00 8.8; - 56,725.00
166760AA6 CHEVRONTEXACO CAP CO 3.500 17S5EPO7 6TD NT
6754 290,000.0 9.0010634 287 103.00 101.515000 294.393.50 3.3% . 7,290.50
17296749 CITIGROUP INC 6.000 21FEB12 GLOBAL SR NT
6754 2,150,000.00 99.455000 2,138,368.50, 108.198000 2,326,.257.00 8.}5 187,888.50
17305EAY9 CITIBANK CR CARD XSSUANCE TR 2.760 O9FEBO9 2002 C1 NT
6754 - 640,000.00 100.000000 640,000.00 100.119450 6540.764.48 0.03 764.48
640.000.00 0.03
20029PAL3 COMCAST CABLE COMMUNICATIONS 6.750 30JAN11 NT DTD
6754 550, 000.00 99.235000 545,792.50 94.000000 517,000.00 8.8; -28,792.50
2017ZBCH3 COMMERCIAL HTS ACCEP CORP COML  6.735 15DEC30 SER 1997 Hll CL A4
6754 983 47 1. 2 .156.84 109.8 1,080,793.92 0.06 60,637.08
1.100,000.00 0.05
6T1C BC RETIREMENT BOARD —COMPOSITE PAGE: 116
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ACCOUNT POSITION APPRAISAL
ASSEY ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRI MARKET VALUE X CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRI MARKET VALUE X FUND UNREAL 6N/LS
20825UAB0 CONOCO FDG CO 6.350 150CT11 NT
6754 980.000.00 100.212837 982,085.80 112.366000 1,101,186.80 g.gg 119,101.00
20825VAC8 CONOCO FD6& CO 7.250 150C731 NT
6754 370.000.00 107.354000 397,209.80 118,255000 437,543.50 g.g% 40,333.70
208251AE8 CONOCO INC 6.950 15APR29 NT
6754 900.000.00 101.927756 917,349.80 113.622000 1.022.598.00 g.gg 105,248.20
200480ED6 CONSECO FIN SECURITIZATIONS 7.570  15MAY22 HOME IMPROVEMENT LNZOOO E CLAA
6754 100, 00 99 1.099,580.90 106.929850 176,228.35 0.06 76,647.45
1 100 000.00 0.05
2084805Q7 CONSECO FIN SECURITIZATION 7.960 O1FEB32 2000 5 PASSTHRU CTF A &
6754 2.,500,000.00 99.9843 2,499,609.38 114.06200 2.851,550.00 0.15 351,940.62
2. 500 .000.00 0.13
20BA7KAAB ONSECO FIN RECREATIONAL ENTH 7.562 150CT07 2000 A NT CL Al
6754 346,764 .4 100.0000 346.764.40 101.250950 351,102.25 0.02 4,337.85
2,600,000. 00 0.02
209111002 CONSOLIDATED EDISON CO NY INC 7.150 OIDECOQ NT
6772 1,250.000.00 99.804000 1,247,550 116.637000 1.457,962.50 g.gg 210,412.50
209864AU1 CONSOLIDATED RAIL CORP 7.875 15MAY43
6754 240,000.00 106.018000 254,443.20 118.495000 284,388.00 8.3% 29.944.80
21075KHAG CONTIMORTGASE NOHE EQUXTY LN 2.003 15APR29 1998 1 PASSTHRY CTF CL A 9
6773 216.493.568 99.7 216.020.10 99.906000 216.290.18 0.01 270.08
2.333.000.00 0.01
211177A65 CONTINENTAL CABLEVISION INC 9.000 01SEPOB
6754 1.400,000.00 112.690000 1,577,.660.00 96.800000 1.355,200.00 0.07 ~222,460.00

.06

STATE STREET.
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_ORIGINAL FACE. . BASE _UNIT CoST .- TOTAL COST - UNKT PRICE . MARKET VALUE X FUND . UNREAL GN/ES
. 22237LEX4 COUNTRYWIDE FDG CORP MTN 6.935 16JULO7. TRANCHE TR 00106 ‘ ’ . .
6772 1,000,000.00 . 97.708000 977.080.00 '111.130000 1,111,300.00 8‘821 : 134,220.00
. 224044M3  COX COMMUNICATIONS INC WEW 6,400 01AUGOB T o o
§T72 0.000.0 3.484000 . Bid.16 * 95.973000 527.851.50 .03 13.689.50
22540AFS2 CREDIT SUISSE FIRST BOSTO" " 6,480 17”‘7‘0 CUHL NTB CTF 1998 Cl CL A 18
6T54 250, 000.00 104.9 25 .480.47 112,197970 280, 494,92 0.01 18,014.45
25000000 0.01 :
22540APKS - CREDIT SUISSE FIRST BOSTON MTQ | §.568 190CT39 VASH MUT NTE 1999 WM1 CL M 2
8173 1.818.728.8 4.830.775.68 - 4,715,612.40 . 0.25 - -115,163.28
6.000,000. 00 0.22
27540¥4B2  CREDIT SUISSE FIRST BOSTON MTS , 2,188 250CT32 7002 HELL WIS CTF CL ) 2
&T54 2.985,453.67 100.000000 " 2.985.453.67 99.858090 31270 01s -4.236.66
. 3.200.000.00 014
22540YNL2 ___ CREDIT SUISSE FIRST BOSTON MTB _ 2.213 25MARS2 SER 2001 531 CL A 2
6754 1,909,637.01 99.937500 . N 908 443. 4 1,907.605.92 . 0.10 -837.57
3.100,000.00 0.09
225A1LACT  CREDIT SUISSE FIRST BOSTON USA  §.800 18JANi2
8154 1.900,000.0 99.4 " 1.890,329.00 - 106.935000 2.,031.765.00  0.11 141,436.00
sy 2538VAUS DAIMILER CHRYSLER AUTO TR - 4.980 OGJANOA 2001 A NT CL AZ. . .
6754 509,548.56  509.269.90 100, 350140 511,332.69  0.03 - 2,062.79
2.310.000.00 . 0.02
Z33835A32 DAIMLER CHRYSLER N AHER HLDE 7 125 10APRO3 NT
6754 2,000. 000.00 4.1910 820.00 101.985000 2.039.700.00 .11 -44,120.00
233635AM3  DATHLER CHRYSLER NORTH ANER 2,506 15DECO2 NT
173 4.000.000.00 4.,000.000.00 99.970000 3.95.800.00  0.21 ~1,200.00
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Usd e COMPOSITE — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
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ORIGINAL FACE  BASE- ~  UNIT COST  : .- TOTAL COST UNIT PRICE " MARKET VALUE X FUND . UNREAL GN/LS
233835ATA  DAIMLER CHRYSLER NA HLDG CORP -  7.300 -15JAN1Z SR GLOBAL BD - . - - : :
754 20.000.00 160556060 -~ 30,111.20 110.510000 ‘22.202.00 0.0 1,990.80
23304BAAL  DAIMLERCHRYSLER MASTER OWNER T  1.883 1SHAYO? AUTO LM ASSET BACKED T - : »
8154 880, 000 D0 100,00 850,000.00 99.937000 . - ' '879,445.60  0.05 554,40
- 300 000.00 0.04
23500B9K2  INTEREST RATE SNAP 5.000 1BDEC22 SWPD20704 . .. . _
8773 -23.300.000.00 0.000000 : 0.90 12191400 1 -2,840.596.20 015 | -2.840.596.20
23599BSLO XRS USD SWPY2D706/SWP020704 1.000 1BDEC22 SWPY20706 - .
6173 23,300,000.00 0.052500 12,232.50 0.000000 0.00 g.gg -12.232.50
244217BC8 . DEERE JOHN CAP CORP 5. 000 15FEBO9 NT ) ’
6754 730.000.0 9.410000 - 725.693.06 107.036000 - 761,362.80 8'8: 55,669.80
24702509 DELL COMPUTER CORP 7.100 15APRZ8 SR DEB
6772 800, 000. 2. 086000 836,688.00 105. 212000 873.69.00 0.5 57.008.00
247367AX3 DELTA AIR LINES INC DEL PRSS T §.718 02JAN23 2002 1 PASST"RU CTF Cl 61 N
6754 1,640,000 104.21226 1.709,081.20 104.9210 1,720,704. 40 0.09 11.623.20
1,640, 000 00 0.08
247357AY1 DELTA AIR LINES lHC DEL 6. 417 020“112 2002 1 CTF L6 2
6754 350.000.00 100.444000 1.355,994.0 105.609000 1,425,721.50 0.08 69,727.50
l 350 000.00 0.07
2515§PACT DEUTSCHE TELEKOM INTL FIN BY _ 8.750 15JUN30 6TD NT
§ 6773 5.400,000.00 106.208667 5.735,2 107.522000 5.806.188.00 g.g; 70.920.00
257469AF3 DOMINION RES INC DEL 5.700 17SEP12 NT
6754 310,000.00 100.956968 312,966.60 103, 454000 320.707.40 D.02 7.740.80
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ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE -~ X FUND UNRE:L gl/tg
262444AA0 DRYDEN INV TR 7.157 23JUL08 TR CTF 144A
8754 2,803,781.56 100.000000 2, 803 781.56 109.503000 3.070,224.92 0.16 266.443.36
4.000,.000.00 0.14
26816LAE7 DYNESY HLDES INC 8.750 15FEB12 SR NY
6754 820, .00 97.865854 802,500.00 32.500000 266.500.00 g.gi ~536,000.00
6773 2,000, 000.00 100.000000 2.000,000.00 32.500000 650, 000.00 g:gg -1.350,000.00
2.920.000.00 2.862.500.60 0:05 21%486.066.00
28336LAC3 EL PASO CORP 28FEB21 ZERO_CPN CONV DEB
6754 300,000.00 41.625000 124,875.00 30.750000 92,250.00 g.gg -32,625.00
28336LAD1 EL PASO CORP 7.875 15JUN1Z NT 144A
6773 2.800,000.00 101.485071 2.841.582.00 68.000000 1,904,000.00 g.ég ~-937,582.00
2836GBEADS EL PASO ENERGY 7.800 01AUG31 TRANCHE TR 00004
68754 810.000.00 97.666256 791,096.67 4.00000 518, 400.00 g.gg -272,696.67
28368EAEG EL PASO ENERGY CORP MTN 7.750 15JAN32 TRANCHE TR 00005
6754 760,000.00 98.516374 74 724,44 £5.000000 494,000.00 g.gg ~254,724.44
6773 2,100,000.00 88.563000 1.859,823.00 65.000000 1,365,000.00 g:gz -494,823.00
2.860.000.00 2.608.547.44 18597000500 6116 SINITY)
283695892 EL PASO NAT 6AS €O 8.375 15JUN32 NT144A
6754 170,000.00 97.946824 166.509.60 80.958000 137,628.60 8.3{ -28,881.00
285659AD0 ELECTRONIC DATA SYS CORP 6.850 150CTO4 NT
6754 900,000.00 105.112000 946,008.00 95.319000 857,871, -88,137.00
6T1C DC RETIREMENT BOARD —COMPOSITE PAGE: 120
usb ~ COMPO — AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKXT PRICE
UNITS LOCAL UNIT COST JOTAL COSY UNIT PRICE MARKET VALUE X CURR UNREAL BN/LS
ORIBINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE -~ X FUND UNREAL GN/LS
29078PAB6 EMBARCADERG AIRCRAFT SEC ™ 2,303 ISAUSZS 2000 A CL AZ 144A
6754 Z 418.911.12 Z2,418,911.12 92.00f 2.225.398.23 0.12 ~193,512.89
2,700,000.00 0.10
3128DUMQS FED HM LN PC D91267 6.500 O1FEB16
6754 615.861.73 96.437501 593,921.66 104.769000 645,232.18 0.03 51,310.52
1,602.731.00 0.03
3128FBK46 FED HM LN PC D70315 6.500 0D1APR26
6754 . . 92.758192 2.604.01 104.066000 2.921.46 0.00 317.45
6.000.00 0.00
312924KE9 FEDERAL HOME LN MTG _CORP 4.700 18APRO7 PREASIGN 00Z93
6772 1.680. .00 98.687000 1.657,941.60 106.909 1,796,071.20 g.gg 138.129.60
312925QA1 FEDERAL HOME LN MTG CORP 6.000 25MAY12 PREASSIEN 00337
6772 00,000.00 99.685000 797.480.00 104.031000 832,248.00 8.8: 34,768.00
3129304H2 FED HM LN PC €18024 5.500 O1NOVZ8
6773 4 672,924.78 91.312500 4,266,964.44 101.781000 4,756.149.57 0.25 489.185.13
5.931,202.00 0.22
31293EPN4 FED HM LN PC 18529 5.500 O01DEC28
6773 72 91.312500 2,606,669.38 101.781000 2.905.510.37 0.15 298,840.99
3 944 407.00 0.13
31293FDC4 FED HM LN PC 19451 5.500 01DEC28
6773 6.726,950.39 91.312500 6.142,546.57 101.781000 6.846,757.38 0.36 704,210.81
8.779.091.00 0.32
31295Y669 FED HM LN PC A00199 500 0130"14
6754 273,024.32 105.078134 286.888.86 104.657000 285.739.06 0.02 -1,149.80
7.599.038.00 0.01
3133MJ2A7 FEDERAL HOME LN BKS 3. 625 150C704
6754 270,000.00 99.817000 269.505.90 103.125000 278.437. .01 8.931.60

STATE STREET.




TSTIC }»; : R T RETIREHENT BOARD —COHPDSITE : T pABE; 171
usp. 'COMPOSITE — AS-OF DATE: 30SEPO2
o ACCOUNTY POSIT!DN APPRAISAL.
ASSET ID ASSET DESCRIPTION RATE.  MATURITY DATE MKT PRICE
. UNITS.  LOCAL .- UNIT COST " TOTAL €OST UNIT PRICE - WARKET YALUE X CURR UNREAL GN/LS
RIGINAL FACE- _ BASE: : UNIT COST _ * TOTAL COST . UNIT PRICE -~ MARKET VALUE X FUND UNREAL GN/LS
. 3133HQUN2 FEDERAL HOME Ln BKS zso 13AU604 - .
8772 - 900, 000.00 00,100000 ,900.00° 100.313000 902,817.00 g.gg 1,917.00
3133H4ET6 FED HM LN BKS £.185 OGHAYOS CONS BD
8772 2,800,000.00 103.113700 2,887,183.60 ~114.344000 3.201,632.00 g.}; 314,448.40
. 31331svuz FEDERAL HOME Ln HTS CORP 7.000 ZSJANZI HULTICLASS HTB PARTH c FS
6754 750001 1.287.182.% 1.336,567.19 0.07 $9,384.59
s ©00.000. oo 0.06
.. 3134A2BP2 FEDERAL HOME LN NT& CORP 6.220 18MAROS DEB ,
8172 1,000,000.00 92.562500 925,625.00 101.906000 1.019.060.00 g.gg 93,435.00
- 3134A3U46 __ FEDERAL HOME LN MT& CORP 6.750 15SEP29 DEB
sT54 2,000.00 95.974500 1,919.49 119.375000 2.387.50 8'33' 468.01
6172 1,250,000.00 99.025000 1.237,812.50 119.375000 1.492,187.50 8:82 254,375.00
ii3381331°86 1:454357500 608 264, 64301
: 31340A3D1 an HK LK PC 140796 7.750  01AU614 :
6T54 159, 102328128 163.424.62 106.620000 170.279,02 8.01 6.854.40
5,877.720. oo 0.01
31340ME35 FED HM LN PC 181054 8.000 olaunog
6T54 45 103.328144 : ax 280.4 106.460000 83,744.04 0.00 2.463.59
3,000.000.60 _ 6.00
- - 31340MPU3 - r:n WM LN PC 181335 8.750 01JANOS
6T54 163,005.0 104.515644 170.365.82 107.128000 174,624.09 0.01 4,258.27
9,000,000 oo 0.01
. 31356H2P1 FED HM LN PC D55282 $.500  012UL24
§T54 i .61 100.879765 - 72.24 107.919000 77.28 0.00 5.04
1,828.00 ), 00
STATE STREET.
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6T1C . DC RETIREMENT DOARD —COMPOSITE "~ PAGE: 122
usb — — AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
Yr oL UNITS  LOCAL - UNIT COST . JOTAL €OST UNIT PRICE . MARKEY VALUE % CURR UNREAL GN/LS
. ORIGINAL FACE  BASE © UNIT COST - TOTAL €OST UNIT PRICE WARKET VALUE = % FUND - UNREAL GN/LS
. 31359MEBS FEDERAL NATL nTa ASSN 6.210  06AUG38 DEB
8154 340.000.0 .840000 302, 056.00 112.438000 382,289.20 g.gg 80,233.20
31359HEYS FEDERAL NATL MTE ASSN 6.625  15SEPO9 , . .
6172 500,000.0 100. 370000 - 501,850.00 116.938000 584,630.00 g,gg 82.840.00
31359HGT4 FEDERAL NATL MTG ASSN 5 250 01FEB11 :
8172 - 900, 000. 0 105.020000 945.,180.00 111.063000 999,567.00 g.gg 54,387.00
313594307 FEDERAL NATL MT6 ASSN 6.000 15nav11 :
6754 1,900,000.00 99854305 1.897,231.7 112.438000 2,136,322.00 g.§3 239,090.21
31359ML.50 FEDERAL NATL HTG ASSN 5.375 - 15M0V11
6754 300, 6.343000 289,029.00 108. 000000 324,000.00 g.gg 34,971.00
31359»»03 FEDERAL NATL MT& ASSH 6.125 15MAR12
6754 170,000.00 102.418458 3. zcs 565.13 113,625000 3,601,912.50 g.§g 355,247.37
31359MNU3 FEDERAL NATL HTE Assu 5.250  01AVU612
6172 800,000.00 829000 798,632.00 103.469000 827,752.00 g.g: 29,120.00
31370H377 FNMA POOL 231674 9.500° OIDECIQ
6754 355,292.77 104.968750 372,946.3 110.824000 393,749.66 0.02 20.803.28
3,.306.807.00 0.02
3137:5515 FNMA POOL 281051 4. 390 01APR15
. 6754 441, 345.77 103.374998 456.241.1 101.898000 449,722.51 0.02 -6.518.67
! 4, 200 043.00 0.02
31383AELY FNMA POOL 497039 6. soo OIMAYZ9
6754 y goo gso Og 96.999997 637.455.23 103.725000 681,649.96 0.04 44.194.73
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ASSET 1D ASSET DESCRIPTION RATE ~ MATURITY DATE MXT PRICE
UNITS  LOCAL  UNIT COST TOTAL €OST UNIT PRICE MARKET VALUE = X CURR UNREAL 6N/
ORIGINAL FACE  BASE UNIT COST TOTAL COST  ~  UNIT PRICE MARKET VALUE - X FUND UNREAL eN/LS
6754 31383BY23 ;gnA PooL 96 37500298533 63203750%9“61“ 104.277000
.809. . .076. . 49,854,55 0.00 777
125, 096.00 000 3.777.92
3138362P0 ENNA POOL 503082 6.500  D1APR2%
5754 464, 72 97.000000 450,671.43 103.780000 482,171.97 0.03 31,500.54
978.080.00 0.02
31334u5vz FNMA POOL 533948 8.000 01JUN15
6754 175.339.12 101.781251 178,462.35 107.100000 187,788.20 0.01 - 9.325.85
512.987.00 . 6.01
3138566N9 FNMA POOL 544577 8.000 01ADG15
5T54 62,970.51 101.781262 64.092.18 107.100000 67.441.42 0.00 3.349.24
412.930.00 0,00
313975KV9 FED HM LN PC 036544 6,500 01Junza
6754 1.126,378.39 98.640623 1, 111 066.6 104.441000 1,176.400.85 0.06 65.334.19
3.389.843.00 0.05
3139816N6 FED HM LN PC D41105 s 5oo 01JUL23
6754 2.443,085.68 . 98.640623 2.409,874.94 104429000 2,551,289.94 0.13 141, 415.00
4.352.048.00 0.12
31771EAR2 FINANCING CORP PRINC FICO STRP 05APR19 SER 16 Pnln PHT ON 9.70 2019
6T54 430.000.00 27.892000 119,935.60 40.270 173,161.00 g.g} 53.225.40
318906AA2 FIRST AMER BK CORP 8.500 O1FEDO4
5172 780,000.00 106.747000 832,626.60 107.600000 839,280.00 g.g: 6.653.40
33647FAAS FIRST SOURCE LM OBLISS INSD TR 2, 150 ISJULOB xuso ASSET BKD NT CL A 144A
6754 .74 100.000000 655,150.74 .206000 656,500.35 0.03 1.349.61
2.200.000.00 0.03
33735YAA6 FIRST UN CAP 11 7.950 15NOV29 CAP SECS SER A
6772 1,250, 000.00 99.883000 1,248,537.50 116.010000 1.450,125.00 g.g; 201,587.50
6TiC DC n:rlnsniii’iﬁiii':%6h3631vs PAGE: 124
usd COMPOSY AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL ~ UNIT COST TOTAL COST UNIT PRICE MARKEY VALUE'® X CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST " UNIT PRICE MARKET VALUE X FUND UNREAL GN/LS
33764RAA5 FIRSTAR BK NA CINCXNNATI oH 7, 125 01DEc09 NY
6754 - 160,000.00 105800000 169,2 115.533000 184,852.80 8.8} 15.572.80
3379258BL4 FIRSTPLUS uone Lu OUNER TR 7.580  10APR23 1997 2 ASSET BKD NT CL A 8
6754 9 .97 390625 962,950.97 101.312000  962,104.31 0.05 ~746.66
3.180.000.00 0.04
337932483 FIRSTENERGY CORP 6.450 15NOV11 NT SER B
6754 530,000.0 99.045811 524,942.80 94042000 498,422.60 g.gg -26,520.20
337932AC1 FIRST ENERGY CORP 7.375_ 15N0V31 NT SER
6T54 370.000.00 99.832000 369,378.40 87. 779000 324.782.30 g.g% ~44,596.10
345370858 FORD MTR €O DEL 7.700 15MAY97 DEB
8754 1,760,000.00 98.656426 1,736,353.09 79.245000 1.394.712.00 g.g% -341,641.09
3453708V1 FORD MTR €O DEL 8.900_ 15JAN32 DEB
6754 1,040,000.00 104.421000 1,085,978.40 93.936000 976,934.40 g.gg -109,044.00
345370CA6 ronn MTR €O DEL 7.450  16JUL31 GLOBAL LANDMARK SECS G6LOBLS
6754 560,000 96.145732 538,416.10 80.998000 453,588.80 8'35 -84,827.30
3453976v9 ronn MTR CR CO 750 ISHAYDS
6172 700.000.0 101.342429 709 99.569000 696,983.00 g.gg -12,414.00
345397533 FORD HMTR CR CO 6.700 16JULO4 GLOBAL LANDMARK SECS GLOBLS
6173 6.000,000.00 101.046000 6.062.760.00 100.249000 6.014.940.00 g.gg ~47.820.00
3453975M6 FORD MTR CR €O .375  280CT09
6754 100.000.00 100.536000 100 536.00 95.806000 95, 806.00 g.g% ~4.730.00

STATE STREET.




TIc "DC RETIREMENT BOARD —COMPOSITE ' PAGE: 125
vsD - CONPOSITE — AS-OF DATE: 30SEP0Z
ACCOUNT POSITION APPRAISAL
* ASSET ID ASSET DESCRIPTION RATE  MATURITY DATE ' MKT PRICE
; g UNITS LOCAL . UNIT COST - TOTAL COST UNIT PRICE . . MARKET VALUE. X CURR. UM
: ORIGINAL FACE __ BASE .. UNIT COST - TOTAL €OST UNIT PRICE . 'MARKET VALVE X FUND' . UNREAL w3
345397752 FORD MR CR €O 15373, OLFEBIL GLOBAL LANDHARK SECS GLOBLS .- ,
6154 300.000.0 "~ "100.648000 301.944,00 - 282.777.00 9.01 -19,167.00
IBTPAI  ERANCE TELECON A 7.750  OIMARIL NT . ' - e S
6173 500,000, 106..704000 1,600,560.00 - 109.087000 1.636.305.00  0.09 35,745.00
IITIPALL - FRANCE TELECOM, SA 9,000 OIMAR31 NT -
8773 2,200.000.0 107.380903 2.362,379.67 110.573000 2.452.606.00 .13 76.226.13
361706A2 __ GGIB FUNDING CORP. 7.430 15JAN1L SECD LEASE OBLIG BD... R
8754 3,414,055, 30 89. 096000 3,041.786.71 104726000 3.575.403.55  0.19 533,616.84
500000000 0.16
361849DF6 . GMAC COML MT6 SEC INC 6.700 15MAY30 MTG CTF 1998 C1 CL A 2 : :
6754 1.800,000.00 106.734375 1.321.218.75 110.692760 -1,992.469.68  0.10 71,250.93
1,800,000.00 0.09
157 SHAC LT TR - 3,858 05JUL13 2002 LT MTG PTHRUI4AA CL A 1
&T54 2.311,295.34 99.999619  -2,3i1.286.53 9s. 2.299,207.27  0.12 -12,079.26
304000000 011
36208URP4 _ GNMA POOL . 461304 . 7,500 15DEC27 : .
6T54 109,832.33 99.476566 108,257.43 106.336000 116.791.31  0.01 7.533.88
637,532.00 0.01
36210185 ENHA POOL 498128 1500 155EP29.
) 0.66 100.437501 £60,3 106.178000 698.067.96  0.04 37.740.95
2.094.428.00 0.03
362101268 SNMA poOL 498575  7.500 15SEP29
&Ts4 281.1 100.437496 282.280.44 106.178000 266,699.52  0.01 14.419.08
fa5:500:00 0,03
32N A pooL 532683 ' 7.080 - 15SEPO3
6173 15,871,247 100.781250 15,995,241.12 113.343000 17.998.947.49  0.95 1,993,706.37
1454700 : 0.83
STATE STREET.
3 87ic BC REVIREWENT BOARD —COMPOSTIE PABE: 126
UsD AS-OF DATE, 30%EPo2
ACCOUNT POSITION APPRAISAL -
ASSET 1D ASSET DESCRIPTION RATE  NATURITY DATE MKT PRICE
; UNITS  LOCAL-  UNIT €OST TOTAL COST UNIT PRICE MARKET VALUE:-. % CURR UNREAL GN/LS
ORIGINAL FACE  BASE  UNIT COST TOTAL €OST URLT PRICE WARKET VALUE. X FUND - UNREAL GW/LS
- 362280002 65 MTS SECS CORP 11 ©, 8,524 O3MAYIR COML WTS CTF 2001 144A CLAZ. - _—
8173 3.000.000.00 “102.625000 3.078.7 111.0193 3.330.579.60  0.19 - 251,929.60
3,000,000, 00 0.15
| 369626XZ2 - GENERAL ELEC CAP CORP MTH 6.750  15MAR32 TRANCEH TR 00528 3 e
6754 1.600,000.00 ."98.811000 1.530,976.00 105.877000 1.694.032.00 ' 0.09 113,056.00
, 369626YY4 . GENERAL ELEC CAP CORP MTN §.000 15JUN12 TRANCHE TR 00551 :
6754 1.250.000.00 99.669336 1.245,866.70 108. 837000 1.360.462.50  0.07 114,595.80
370425RT9  GENERAL MTRS ACCEP CORP 5.750 15JANDG NT - -
BTS4 90.000.90 894000 51.704.50 102.104000 91.693.60 0.0 189.00
‘ 370425RU6  GENERAL MTRS ACCEP CORP 7.250 0ZHAR11 GLOBAL BD .
6754 1.680,000.00 9. 670000 1.674,456.00 100.770000 1.692.936.00  0.09 18,480.00
370425RW2 ~ GENERAL MTRS ACCEP CORP 6,125 155EP05 T
6754 450.000.00 95.357740 447.100.8 100.152000 450,664.00 3.574.17
8173 2.500.000.00 99.753000 2,493,825.00 100.152000 2.503,800.00 9.975.00
27960 000.00 2'020° 034 83 2.054.484.00 13.549.17
37042553 GENERAL HTRS ACCEP CORP 5.125 28AUGD7 SR NT
8772 500.000 712000 49856000 99.903000 499.515.00 .03 955.00
370448AA0  GENERAL MTRS NOYA SCOTIA FIN  6.850 150CT08 67D NT
aTs4 910,000.00 99.786000 968,052.60 100.874000 917.953.40 .05 9.900.80
SBLAZEBRS  GOLMAN SACHS GROUP L P 7.200 O1NOVOG NT 144A
8172 1.000,000.00 98.977600 989.770.00 112.296000 1.122.960.00 0.0 133,190.00
STATE STREET.




